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Applicants: Michael GRIEBEL 

Thomas GERSTNER 
Sebastian WAHL 

Title: METHOD AND DEVICE FOR EVALUATION OF 

FINANCIAL DERIVATIVES USING SPARSE 
GRIDS 

Express Mail No.: EL859246371US 
Date of Deposit: 26 November 2001 

FIRST INFORMATION DISCLOSURE STATEMENT 

Box PATENT APPLICATION 
U.S. Patent and Trademark Office 
P.O. Box 2327 
Arlington, VA 22202 

Dear Sir: 

In accordance with Rules 1 .56 and 1 .98, References AA and AB listed 
on Form PTO-1449 are cited and discussed on Page 4 of the referenced U.S. Patent 
Application and are brought to the attention of the Examiner as being possibly 
material to examination of this application. 
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Form PTO-1449 (1 page) is enclosed with a copy of each and every 



reference cited on Form PTO-1449. 



Pauley Petersen Kinne & Erickson 
2800 West Higgins Road; Suite 365 
Hoffman Estates, Illinois 60195 
TEL (847) 490-1400 
FAX (847) 490-1403 



Respectfully submitted, 




Douglas H. Pauley 
Regis. No. 33,295 
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